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Title word cross-reference

(α, q) [Sza12, Sza13]. 2 [Pin15]. 6− j
[BM16d]. A [Yak10, Yak15]. α [Mal18a].
α, 0 < α < 2 [EK19]. β ∈ (0, 0.5] [VT14]. B
[ACS17]. χ2 [Ma17, Zac19]. d [Zai19]. δ
[BP16]. GI|G|∞ [AR13]. I [VK18]. ∞
[Aib17]. K [AM19a]. L0

+ [Kra16]. Lf

[CJJ11]. Lp [Jaj10]. L2 [Roz19b]. M
[Lin18, Vol11, WHV18]. a [Fel10]. R+

[Maz12]. Z4 [HTV12]. R [YYZ13]. M � N
[GH11]. N [Mal18a, Prz15]. N/M → 0
[Bao15]. p ≥ 2 [BN19]. Q
[Rao18, Rok19, Sza12, Sza13]. R [Shu17]. RΦ

[Gap11]. ρ [WH19]. s [CJJ11]. Sw [Gap11]. t
[Sav15, Shv15]. U [Vol11, Yan12, Yan13]. V
[BV16]. Z [WH14]. Z1 [PP17]. Zd [PR19].

-Adic [Fel10]. -Branching [Mal18a].
-Demimartingales [Prz15]. -Dependent
[Vol11]. -Differenced [AM19a]. -Distance
[Zac19]. -Distribution [Sav15, Shv15].
-Estimators [Lin18]. -Free [ACS17].
-Function [VK18]. -Independence
[Rao18]. -Invariant [YYZ13]. -Learning
[Rok19]. -Mapping [Yak15]. -Mixing
[WH19]. -NOD [WHV18]. -Norm [Roz19b].
-Optimal [BP16]. -Ornstein [Sza13, Sza12].
-Permutations [Yak10]. -Recurrent
[Shu17]. -Risk [Zai19]. -Selfdecomposable
[CJJ11]. -Smooth [Pin15]. -Spaces [Jaj10].
-Stable [Mal18a]. -Statistics
[BV16, Vol11, Yan12, Yan13]. -Weakly
[Maz12]. -Wiener [Sza12, Sza13].

100th [PSM14].
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2014 [Yas15]. 2nd [Ali18c, Ali18a].

3rd [SP19].

60th [Kha13c].

70th [Kha14a]. 75th [Kha10].

80th
[Kha12c, Kha13d, Mol12, Poz13, Vat11a].
85th [Kha17b, Shi18b].

A. [Kha10, Kha12c, Kha13d, Kha16b,
Kha17b, Mol12]. Abel [Yas15]. Abelian
[Fel17, Fel18, Fel19, Yak19]. Absence
[KP12, KP13, Nag12, Nag15a]. Absolute
[KS10, Nag10, Yam12]. Abstracts
[Ali18a, SPTS17, SP19, Ali18c].
Academician [Shi18b]. Accumulation
[Kas16, PP17]. Accuracy
[Nov14, Sak10, She13, She14b]. Achieving
[Lyu12]. Action [Bak15]. Active [Zhu14].
Additional [WF18]. Additive [ZK18].
Adic [Fel10]. Advanced [SU11]. Aeppli
[Ruk10]. Affine [Ser11]. Aggregate
[BNB18]. Aleksander [Kha14a]. Aleksei
[Kha15]. Algorithm [CPC13]. Algorithms
[HY16]. Almost [Var19, ZN11].
Alternatives [NN12]. among
[Ma13, Pin18]. Amounts [BNB18].
Analogues [Sen10b]. Analysis
[AR13, BNB18, CK19, Dor10, KL11, Pal18,
SU11, SW11, Tyu11b, WF18]. Analytic
[ISF17a, Kuz11a]. Analytical [ZG17].
Anatolii [Ibr12]. Angular [CO11].
Annuities [ZG17]. Anomalous [Pal19].
Any [Lyk18]. Application
[AP18, Pal18, She18b]. Applications
[AR13, BNB18, BL12, Bor14, HM12, HM13,
Lin18, MM13, NR16, Pin19a, Sak15,
WHV18, WH19, Yam12]. Approach
[DP13, Har16, LR10, SW11, Sta15, ZP18].
Appropriate [BK12, BK13a].
Approximate [Kud19]. Approximating

[BL12]. Approximation
[Bor15, GH11, HZ11, ISF19a, Osm10,
Sen10a, Sen11, Sen15, Ser10, She13, She14b,
Var15, VUC13, VP10, ZP18, ZG17].
Approximations
[GS12, GH14, KV13, WF18, ZKKS17]. Arak
[GEZ18]. Arbitrary [Bor17b]. Areas
[VK16]. Array [Bor10]. Arrays
[Wu15, Yon12]. Arrow [Kra16]. ASCLTs
[ADES19]. Asian [NAKL17]. Asian-Type
[NAKL17]. Asset [CKT16]. Assignments
[CLS15]. Associated
[Bak10, DP18b, Dem14, ISF19b, Nez11].
Assumption [Shk11b]. Assumptions
[Roz18b]. Asymmetric [CS17].
Asymmetry [Kuz11c]. Asymptotic [Aly17,
Bao15, BK17, BV16, DM13, GIKP15, KL11,
Lin18, NK13, Osm10, Pal18, PG14, Pol18,
Rag10, Sen12, Sen13, SS13, Sen16, Sha15,
SCN12, SCN13, Syu10a, Syu14, TPP12].
Asymptotically
[DSW19, PGU18, She11, WD16, Zai19].
Asymptotics [AA18, HZ11, KS15, Leb10,
Lot15, NP16, NP13, Pus11, Roz19b, Sak15,
WD16, Yak11, Yar18, vDZP10].
Asynchronous [VL13]. Attaining
[Afa10, Afa11b]. Autoregression
[Bol13, Bol19]. Availability [BK17].
Average [Kar13, Kar14]. Averages
[Sid10, Tyu10]. Averaging [Khi14a, Sha15].
Award [CDD15, Kha16a].

B [Yas16]. B.
[Bin14, Kha14b, PSM14, VZ16]. Backward
[Bah10, Gla16, HO16]. Balking [Bel12].
Ball [NP16]. Banach
[Fat14, Mam12, Mam13, Mam17, Pin15].
Band [JSS16]. Banded [BL12]. Bandit
[Sav19]. Bang [YYZ13]. Barrier
[AKG16, ZX19]. Barycenters [PST17].
Based [BN19, NSB10, PP10, SP18]. Basket
[NAKL17]. Bayesian [Lis19, ZS13a]. Be
[GU16]. Becker [Mas12]. Behavior
[Aly17, BK17, GIKP15, Pal18, PG14, Rag10].
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Behavioral [RRV16]. Belong [Syu14].
Benchmarks [YYZ13]. Benes [KL14].
Bergström [Syu10a, Syu10b].
Bergström-Chebyshev [Syu10a].
Bernoulli
[Che11, Chi16, IMV15, NBS13, Zai15].
Bernstein [Fel12, GGW14].
Bernstein-type [GGW14]. Berry
[ADES19, DM13, KS12, KS10, She11, WH19].
Besov [Rad10]. Beta [VP10].
Beta-Distribution [VP10]. between
[BN19, BKS18, Iva15, Khi14b, Rok19, Sav17,
Zac19, ZKK12, ZKK13]. Bibliography
[Kho13]. Bifractional [Ma13]. Binomial
[HZ11, Ma17, NC12, She18b, VUC13, WN11,
Yak11, Zac19, ZS13b]. Binomial- [Ma17].
Binomial-Type [WN11]. Birth [vDZP10].
Birth-Death [vDZP10]. Birthday
[Ali18b, Kha10, Kha12c, Kha13d, Kha13c,
Kha14a, Kha17b, Mol12, Poz13, PSM14,
Shi18b, Vat11a]. Blockwise [Nez11].
Boolean [Ser11]. Bootstrap [GH11]. Boris
[Kov14]. Borovkov
[Kha12c, Kha13d, Kha17b]. Bougerol
[Vak12]. Bound [Kar14, KS10, Leb19,
NC12, Pin19b, WH19, Yas10]. Boundaries
[DSW19, Kaj17, Rag10]. Boundary
[Afa19, BRU10, Bor17b, ISF14, ISF15,
ISF17b, ISF18, RA13, Rai13, WD16].
Bounded
[GM19, ISF17b, ISF18, Prz15, Var15].
Bounds
[ADES19, BC10, Kar13, KD18, NAKL17,
Pin19a, PGU18, Rok10, Rok12, Sak10, WF18,
Yan12, Yan13, ZKKS17, Zha12, vDZP10].
Boxes [IMV15]. Branching [Afa10,
AGGR15, Bul11, Bul15, Che15, Dya12,
HTV12, KY19, Koz10, Leb10, Leb13, LV19,
Mal18a, PR19, VW10, Vat11c, VL13, Vat15,
Vat16, VD18a, VD18b, WH14, Yar11, Yar18].
Bridge [Lis19]. Bridges [BBE17]. Brings
[Khi14a]. Bronius [Kha15]. Brownian
[Afa11a, AB16b, AL19, BS11, BBE17, GP17,
GU16, Lis19, Ma13, Mur11, NP13, NKL14,

Sau19, Shi17a, Sin12, Spi12, Vak12, ZM13,
ZS14]. BSDEs [NR16]. Bucy [BBD11].

Can [GU16, Roz18a]. Canonical
[BV16, BB19, KT14, Vol11, WF18].
Capacity [Hol18]. Carlo [Kud19, Moh14].
Case
[Bor18b, GM19, Kuz11c, Lin16, NKL14,
PST17, Sta15, VD18b, BCG13, VD18a].
Cases [Osm10]. Catalytic [Bul11, Bul15].
Cauchy [CO11, Pla17, Sha12b]. Causes
[PF12]. Censored [Top10]. Central
[Bao15, Bul17, KS18, PG14, RMC14, Sen15,
BS11, KP12, KP13, MS13, NS13, Sen11,
Sen12, Sen13, SS13]. Certain
[Mak17, MR15, NN11]. Chain
[CPC13, Lyu12, PS10c, RA13, Shu14].
Chains [BC10, But14, ZKKS17]. Chance
[AKG16]. Change
[Asg14, Dar12, Dar14, Pol18, SS17].
Change-Point
[Asg14, Dar12, Dar14, Pol18]. Changepoint
[TPP12]. Channel [Hol18]. Channels
[KH14, KH15]. Chaos [ZP18].
Characteristic [PGU18, Zha12].
Characteristics [Khi14a, Sav17].
Characterization [BP15, BCG13, Fel18,
Fel19, Gus11, Hol17, LG11].
Characterizations [Rao18]. Chebyshev
[BM12a, Sen10b, Syu10a, Syu10b].
Chebyshev-Type [BM12a]. Chernoff
[ZM13]. Chervonenkis [Kha15]. Chung
[PL10]. Chung-Type [PL10]. Claim
[BNB18]. Claims [Kha13a, Rok12, ZX19].
Class
[CJJ11, EST11, SZK13, SCN12, SCN13].
Classes [Gap11, GNT15]. Classical
[Hol18, Sok14]. Classification
[Bul15, Gla16]. Claude [Kha16a]. Clearing
[KME18]. Close [Rod19]. Closed [GP10].
Closer [Khi14a]. CLT
[BX16, Roz19a, She18a, She18b]. Clusters
[Gol14]. Coalescing [Kon11a]. Coding
[KH14, KH15]. Coefficient [Kry19].
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Coefficients [GZ12, GZ13, SF11].
Coherent [Kon10, Kon11b]. Collector
[DP18a]. Colored [AGGR15]. Colorings
[Sem19]. Common
[Roz16, Roz18b, Roz18a]. Communications
[Bor19]. Commutant [Mal17]. Compact
[Fel18, Gol13]. Compactness
[HS16, Kha18a]. Compensated [TE16].
Compensated-Covariation [TE16].
Compensator [Gus18]. Complete
[Bul15, KMM15, ZS13b]. Completeness
[GS19]. Complex [GZ12, GZ13].
Complexity [Ser10]. Component [Tim19].
Components [Il’10, Yak15]. Compound
[BM16b, BM16c, Bor18a, Bor19, She14b,
She18a]. Computable [WF18].
Concentration
[BS14, EZ13, GGW14, GEZ18, KD18, Tol17].
Condition [PST17, SL13]. Conditional
[Afa14, Bul17, Kuz11b, Son16]. Conditions
[AB12, AB13, AT19, Bah10, BX16, GNT18,
Gri10, KV13, KD18, Nag11, Roz13, Sid10,
Yam12]. Conference
[Ali18a, Ali18c, Dor10, SPTS17, SP19].
Congratulations [Kha12a, Kha16b].
Connected [Sav15]. Connection [Iva15].
Consistency [GH11]. Constant
[DM13, Gri19, KL11, KS10, ZX19].
Constants [She11]. Constructing [LB18].
Construction [Sen16]. Consumption
[BP16]. consumptions [Kra16].
Containing [GD15]. Contingent
[Kha13a, Rok12]. Continuity
[CV10, Kru10, Yam12]. Continuous [DP13,
LaG13a, Pol18, Var19, WN11, ZKKS17].
Continuous-Time [ZKKS17]. Contrast
[RMC14]. Control [Bah10, HY16, Pal18].
Convergence [AKG16, BK12, BK13a,
Deh13, FV10, Gap11, GT10, GP10, ISF15,
IMV15, Kar17, KS11, KP12, KP13, Nag10,
NS13, Roz13, Sak11, SZK13, She18a, She18b,
Shu14, Su15, Tim18, Tyu11a, Var15, Var19,
Yas10, Yas11, Yon12, vDZP10]. Converging
[FKZ14, Lin16]. Convolution [Syu14].

Copulas [Sav15]. Corollaries [HS16].
Correlated [AL17b, Kas12, MR15].
Correlation [Suk10, WF18]. Cost [Sav19].
Costs [NR16]. Cosy [Lau11]. Countable
[PST17]. Coupon [DP18a]. Covariance
[BS11, Bao15, Dem14, GT10, ORS14, Yas18].
Covariances [SK11]. Covariation [TE16].
Cramér [BCG13, Koz14]. Cramér-Type
[BCG13]. Criteria
[Kha18a, RRV16, Sav17, Yar11]. Criterion
[HS16, Irk11]. Critical
[Afa10, Afa11b, GIKP15, LV19, VW10,
VL13, VD18a, VD18b]. Cross [Bel17].
Crossing [Rag10, RA13, WD16]. Crossings
[BN12, SK11]. Cubic [EST11]. Cumulative
[Aly17]. Current [GS19]. Curved [WD16].
Customer [Gri19]. Customers
[AB12, AB13]. CUSUM [Shi17a]. Cycle
[Yak10, Yak18]. Cycles [Tim17]. Cylinders
[MF15].

Dalang [Rok10]. Darmois [Ibr13]. Data
[KPP14]. Death [vDZP10]. Debreu
[Kra16]. Decayed [Kaj17]. Decomposable
[Vat15, Vat16]. Decomposition [Shi19a].
Decompositions [PP10, Sau19].
Decorrelation [AM19b]. Decrease
[Roz18b, Roz18a]. Decreases [Roz16].
Decreasing [Roz15, Zai15]. Dedicated
[Hol16]. Defect [Zai15]. Defined [Kas16].
Definition [ISF17a]. Deformed [PN15].
Degenerate [Koz17, Sha12a]. Degrees
[Shv15]. Delayed [ZX19]. Delocalization
[GNT18]. Demimartingales [Prz15].
Densities
[Ale10, Bor18b, Koz17, NSB10, Rok10].
Density [BN19, Khi10, Mal17, Mum11,
Mum12, Sak15, Yak19]. Department
[Shi18a]. Dependence
[Gri10, Maz18, Ser10]. Dependent
[GNT15, Leb19, Sha15, Tyu10, Vol11, Wu15].
Description [CM17]. Detection [BK13b,
Dar14, Pol18, SS17, TPP12, YMW15].
Determinate [Lyk18]. Determined
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[Jaj10]. Developments [AL17a]. Deviation
[Aib17, BM12b, BM13a, BM13b, BM14a,
BM14b, BM16b, BM16c, Mum11, Mum12,
NBS13, NP13, Roz10, Roz15, Roz18b,
Roz18a, Shk11b]. Deviations [AB16a,
AL17b, BN19, Bak15, BCS11, Bor10, Bor19,
CL10, Koz10, Koz14, Pus11, Roz14, Roz16,
Roz19b, Shk11a, Var15, Zan13, dRdC17].
Diagonally [KT14]. Difference [Fel17].
Differenced [AM19a]. Different [Lyu12].
Differentiability [Mor12]. Differentiable
[Son16]. Differential
[BK16, BE14, BK12, BK13a, Mam12,
Mam13, Mam17, MZ18, Pal18, Sha12a].
Differentiation [GD15]. Diffusing
[Kon11a]. Diffusion
[Ark15, Bel17, BK12, BK13a, CL10, GD15,
Har16, ISF17a, IS12, Mak17, Noa10, RRV16,
Sak10, Sak11, Sta15, DP18b].
Diffusion-Type [CL10]. Diffusions
[BKS18, Hol19, Koz17, MPR10, Pal19].
Dilations [Gre10]. Dimension [Ser10].
Dimensional
[Ark15, BE14, Bul11, Hol19, ISF14, IMV15,
Kuz11b, Mal17, Sta15, Vat15, WF18].
Discontinuous [Bor18b, Per12].
Discounting [Sav19]. Discrete
[ADES19, AKG16, Fel19, Gre10, KPP14,
Nov11, PR11, Rok12, ZP18].
Discrete-Time [Nov11]. Discrimination
[Rod18, Rod19]. Disintegrations [LaG13a].
Disorder [Ali13, Shi17a, ZS13a, ZS14].
Dispersion [SCN12, SCN13]. Distance
[AP18, Bur16, Ser11, Zac19, Zhu11].
Distances [BKS18, Sav17]. Distributed
[Bar13, Bor10, GM15, SF11]. Distribution
[AKG16, Aly17, BN19, Bar13, BN12, BD13,
Bor15, Bor17b, Bys15, FV10, GZ12, GZ13,
Har16, HZ11, Koz10, Kru14, Lyu12, Mal17,
Maz18, Maz12, Mum11, Mum12, Mur11,
NSB10, NC12, PMS19, Rod19, Roz16,
Roz18b, Roz18a, Ruk10, Sak19, Sav15,
Ser11, Shv15, Son16, VK18, VP10, ZS13b].
Distributions

[BRKF11, BKS18, BV16, BB19, CJJ11, Fel19,
Gam18, IMV15, Il’10, Kha18a, Khi10, Kor14,
Kor17, Leb10, Moh14, Noa10, Nov14, Rao18,
Rod18, She13, She14b, She18a, SCN12,
SCN13, SL13, Syu14, Tim18, VT14, Vat15,
WN11, Yak11, Yam12, YB11, Zac19, Zha12].
Disturbed [BK12, BK13a]. Dividend
[ZX19]. Divisibility [JGM16]. Divisible
[BRKF11, Yak11, Yam12]. Domain
[AL19, GD15, ISF17b, ISF18, RMC14].
Doubly [Kor17]. Drift [ADES19, BE14,
BN12, Bor15, Mur11, Sin12, ZM13]. Driven
[MZ18, NR16, Rad15]. Dual [Gus11].
Duality [IS12]. Dynamical [Dor10].
Dynkin [Yas16]. Dyson [BBP18].

E. [Yas16]. Editors
[Fat15, Kha16c, Prz16, Shu12]. Effect
[Zai15]. Efficiency [Kar13, Kar14].
Eigenvalue [Bao15, JSS16]. eigenvalues
[BBP18]. Elasticity [KL11]. Elementary
[Kry16]. Elements [KT14, Tyu10, Uly16].
Ellipticity [Sak19]. Embedded [GU16].
Embedding [JKV14]. Empirical
[Bak15, BK17, Deh13, FV10, Mum11,
Mum12, SP18]. Empty [IMV15]. Enough
[Roz18a]. Ensembles [HS16]. Entries
[GNT15, ORS14]. Entropy [BO13, Kuz11b].
Environment [Afa10, Afa13, Afa14, Afa17,
Afa19, CL10, Dya12, Koz10, VW10, Vat11c,
VD18a, VD18b]. Environments [VL13].
Epidemic [Mas12, Yas10, Zhu14].
Equation [BK12, BK13a, Mam12, Mam13,
Pal18, Sha12b]. Equations
[BK16, BE14, BKS18, But14, DP18b, Gla16,
GS19, LR10, Mam17, MZ18, Pla17, Rad15,
Rai13, Sha12c, Sha12a]. equilibria [Kra16].
Equivalent [FP10]. Erdos [BO13].
Ergodic [AKG16, ACS17, But14, Jaj10].
Ergodicity [Bel12, CPC13]. Erratum
[Ali18c, VD18a]. Error [WF18]. Esseen
[ADES19, DM13, KS12, KS10, She11, WH19].
Esseen-Katz [She11]. Estimate
[Bul16, Dem14, KS11, Kry19, Zac19].
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Estimates [Ale10, EZ13, Gap11, KP12,
KP13, NSB10, NS13, Sen11, Sen13, Sen15,
Sha15, She13, She18a, She18b, Shi19a,
Sok14, Syu10b, Zai19]. Estimating [Osm10].
Estimation [AB16b, Bor18b, KPP14,
RMC14, Sak10, Sta15, YMW15]. Estimator
[ADES19, NBS13]. Estimators
[BN19, Deh13, GL13, Lin16, Lin18, LB18,
NK13, NKL14, Sak15]. Euclidean [Mal17].
Euler [MZ18]. Evolution
[ISF19a, LR10, Pla17, Rad15]. Evolutions
[Gre10]. Evolving [VL13]. Exact
[NP13, Pin19a, Roz19b, She11, WD16].
Exactness [Osm10, Sen10a, Sen11, Sen15].
Exciting [Ali13]. Excursions
[HKP16, KPH14, Pit18]. Existence
[Kra16, PST17]. Exit [AL19, GD15, KP19].
Expansion [Bao15, Rad18, Sen12, Syu10b].
Expansions [BV16, Osm10, Sen13, SS13,
Sen16, Syu10a, Syu14]. Expectation
[Nag15a]. Expectations [ISF15, ISF19a].
Expected [Leb19, SF11, Vos17]. Explicit
[BM16a, CM17, LB18]. Explosion [Aly17].
Exponential [BNB18, BK12, BB19, BM12a,
Bys15, CV10, Iva15, KL14, Mak17, SV18,
Vos17, Yar11, BK13a]. Exponentially
[Kaj17, Roz15]. Exponentials
[GM19, Shu17]. Extended
[BNB18, BNP12, Var19]. Extension [KL14].
Extensions [Mal18b, VK18]. Extinction
[Top10, VW10]. Extremal [Gol14, Sav17].
Extremes [Leb13, Zhd16, ZP18].

factorial [AP18]. Factorization
[CJJ11, Fel12, Kud19, Kuz11a]. Faculty
[Shi18a]. Families
[HS16, ISF19b, TE16, VD17]. Family
[GL13, Sav19]. Fast [Roz18a]. Faster
[Roz16]. Fatou [FKZ14]. Federation
[CDD15]. Field [Bul16, MS13, Sha16].
Fields [AM19a, Bak10, BS14, DP13, DP19,
KS18, Ma17, Pit18, Pus11, Roz19b, RMC14,
Sak15, Ser10, Sha15]. Filtered [ZS13a].
Filtrations [Jaj10, Kru10, Lau11]. Final

[Har16, Mas12, Vat11c]. Financial
[CKT16, KS16, KS17, KME18]. Finetti
[MS19]. Finite
[IMV15, Il’10, Kas16, Lyk18, Tim18, Vat15].
Finite-Dimensional [IMV15, Vat15]. First
[AL19, Bor17b, DSW19, GD15, Kaj17].
First-Passage [DSW19]. Fisher [Lin16].
Fit [NSB10, SP18]. Fitting [Maz18]. Fixed
[Lyu12]. Flow
[AT14, AB16a, AT19, AA18, Kry19]. Flows
[GS19]. Fluctuation [Cor11]. Fluctuations
[JSS16, ORS14]. Fokker [BKS18, Sha12b].
Follower [Rok19]. Forms [BKNP15, SS13].
Formula [EK19, Khi10, Per12].
Formulation [BRU10]. Forward
[Bah10, CM17]. Four [VK16]. Fourier
[Rad18]. Fractal [RMC14]. Fractional
[ADES19, AB16b, AL19, BCS11, CK19,
DP18b, Ma13, NKL14]. Free
[ACS17, BRU10]. Freedom [Shv15].
Frequencies [Ruk10]. Function
[BK17, Boy12, FV10, Gus11, Mor12, Mum11,
Mum12, NN11, Roz18a, Ser11, Son16, VK18,
ZS13b]. Functional
[KS18, Kas16, MS13, Sha16, Vat16].
Functionals [BRU10, BC10, GP17, GD15,
ISF15, ISF19a, Lyu10, NP13, SV18, SP18].
Functions
[Dem14, EZ13, Gol13, GEZ18, Kel10, KD18,
Li15, Naz10, ORS14, Pal19, Per12, PGU18,
Rad10, Ser11, Yak16, Zha12, Zor15].
Fundamental [CKT16]. Funding [NR16].

G [Aib17]. Galton
[Afa11b, Dya12, GIKP15, Nag15b, Top10].
Game [Rok19]. Gamma [YB11]. Gaps
[Khi14b, ZKK12, ZKK13]. Gas [Lag13b].
Gaussian [AL17b, BKNP15, Bys15, Fat14,
Fel12, Hol17, Hol18, HKP16, Il’10, KP19,
KPH14, KT14, LaG13a, Maz18, MS13,
Moh14, Naz10, Pit18, Roz19b, Sak15, Sha16,
SK11, VC10, Zan13, Zhd16, ZP18, ZN11].
General
[BX16, GL13, HO16, Ker16, Rad15, Shi18a].
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Generalization
[Bor17a, GP10, Sza12, Sza13]. Generalized
[AKG16, BE14, BS18, CJJ11, HS16, JKV14,
Khi10, Kor14, Mam12, Mam13, Roz13,
Sak19, TPP12, Zac19]. Generated [GS19].
Generating [Yak16]. Generators [Hol19].
Genetic [CPC13]. Geometric
[GU16, Koz10, Tyu11b]. Geometry
[Zor15, Zor18]. Gittins [Sav19]. Given
[Ali18a, Ali18c, Sav17, SP19, Tim19].
Global
[MPR10, PF12, Sak11, She18a, She18b].
Gnedenko [Bin14, Ker16, Kov14, PSM14].
Goodness [NSB10, SP18].
Goodness-of-Fit [NSB10, SP18].
Governed [Pal19]. Graphs
[Bur16, EK18, Zhu11]. Grigelionis [Kha15].
Group [PP10]. Groups
[Fel17, Fel18, Fel19, Gol13, Shu17]. Growth
[Yar11].

Half [PMS19]. Half-Line [PMS19].
Hamiltonian [LMM13]. Hamming [Ser11].
HARA [CM17]. Hardy [SL13]. Having
[HKP16, KPH14, Roz18b]. Hawkes [EK18].
Heat [Shi19a]. Heavy [BD13, GZ12, GZ13,
Maz18, Nov14, SW11, VT14]. Heavy-Tailed
[Nov14, GZ12, GZ13]. Heavy-Traffic
[SW11]. Hedging [IS12, Kha13a]. Hermite
[AM19b, Sen10b]. Hermitian [BX16].
Heston [BM16a]. Heterogeneous [BNB18].
Heyde [Fel18]. hierarchical [BBP18]. High
[AB12, AB13, Afa10, Afa11a, Afa11b, Afa13,
Afa17, Sen16, Top10, WF18, Zhd16, ZP18].
High-Dimensional [WF18]. Higher
[Ale10, KP12, KP13, Rod19]. Hilbert
[NP16, Rad15]. Himself [Pro18]. Hitting
[CO13, Vak12]. Holevo [Kha14a].
Homogeneity [BN19]. Homogeneous
[Kru12, Kru13]. Hopf [Kud19, Kuz11a].
Hybrid [KH14, KH15]. Hyperbolic
[CO13, Kor14]. Hypergraph [Sem19].
Hypersphere [HZ10]. Hypotheses
[Bol13, LS19, Rod19, Sav17, ZM13].

Hypothesis [Bol19, NN12].

I-Cosy [Lau11]. I. [Poz13]. I.I.D. [BCG13].
Ibragimov [Poz13, Shi18b]. Identically
[Bar13, GM15, SF11]. Identity
[Kru14, Kuz11a, Vak12]. II
[BM13b, BM16c, HKP16, ISF18, KH15,
Mum12, Roz15, Shu11, Vat16]. III
[BM14a, Shu13]. Imaging [Sak10, Sak11].
Immigration [GIKP15]. Impatient
[AB12, AB13]. Improved [She13].
Improvement [KP12, KP13].
Improvements [Com18]. Improving
[VP10]. Incomplete [RRV16]. Increasing
[Kaj17]. Incremental [BNHS17].
Increments [BM14b, Khi10, Khi14a, Kru10,
Kru12, Kru13, SV18]. Independence
[BP15, Rao18]. Independent
[BN19, BM14b, EZ13, Fel10, Fel17, GM15,
ISF15, ISF19a, Kha18a, Khi10, Khi14a,
Kru10, Kru12, Kru13, Kru14, Kuz11c, MF15,
NN12, Roz14, Roz15, Roz16, Roz18b,
Roz18a, Roz19a, SV18, SF11, She13]. Index
[EK19, Sav19]. Indicator [Dem14]. Indices
[Gol14]. Induced [KPZ18]. Inequalities
[BS14, BB19, BM12a, Bys15, CLS15,
GGW14, GEZ18, Kol13, Li15, Mak17,
Nag15b, Pin15, Tol17, WHV18, ZS13b].
Inequality [AM19b, KS10, She11, She18b].
Inference [Nov14]. Infinite
[Bor15, JGM16, Kon11a, Kuz11b].
Infinite-Dimensional [Kuz11b]. Infinitely
[BRKF11, Yak11, Yam12]. Infinity [Yak11].
Influence [Bin14, LMM13]. Information
[Asg14, CS17, Dar14, Shi18a, Vos17, WF18].
Inhomogeneous [ZKKS17]. Initial
[ISF14, ISF15, ISF17b, ISF18, Lin16, Rai13].
Initial-Boundary [ISF14, ISF15, Rai13].
Input [AT14, AB16a, AA18, Kry19].
Insider [BZ17]. Insurance [BNB18].
Integer [Gam15]. Integrability
[Shu11, Shu13]. Integral
[BRU10, GP17, Kol12, LR10, NBS13, RA13].
Integrals [Bys15, KS18, Sha16].
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Integrating [Bys15]. Integration
[BOGP14, Kry16]. Integro
[BK16, Bor10, Bor17a, Bor18a, Roz19a].
Integro-Differential [BK16].
Integro-Local
[Bor10, Bor17a, Bor18a, Roz19a]. Intensity
[BK13b, KY19]. Interaction [Bul16].
Interference [AKG16]. International
[Ali18a, Ali18c, Dor10, SP19, SPTS17].
Interpretation [Bel17]. Interruptions
[AT19]. Intervals [BBE17, DM13].
Intrinsic [WH14]. Introduction [IKS18].
Invariance [Afa10, Afa11b, Bor14].
Invariant [YYZ13]. Inverse [BL12].
Investment [BP16, BM16a, CS17, RRV16].
Irreducible [PP10, Shu14]. Isotropic
[Pit18]. IT-Copulas [Sav15]. Itô [Per12].
Iterated [Prz15].

Japanese [SU11]. Joint
[Gus18, PP17, Ruk10, YMW15]. Jointly
[KMM15]. Jump [Afa11a]. Jumps [HO16].

Kac [NP16]. Kagi [Spi12]. Kalman
[BBD11]. Katz [She11]. Kendall [Leb19].
Kernel
[BN19, Ma13, NSB10, Sak15, Shi19a].
Kernel-Type [NSB10]. Key [VT14].
Khintchine [JGM16]. Kiefer [NP16].
Known [Leb19, Sza12, Sza13]. Kolmogorov
[BKS18, Gla16, Sha12b]. Kullback [Bak15].

Lamperti [DP19]. Lamperti-Type [DP19].
Laplace [Fat14, Zha12]. Large
[AB16a, Aib17, Bak15, BCS11, Bor10,
BM12b, BM13a, BM13b, BM14a, BM14b,
BM16b, BM16c, Bor19, Chi16, CKT16,
Gap11, HKP16, KP19, Koz10, Koz14,
KPH14, Sen10a, Shk11a, Shk11b, Var15,
Yas10, Zan13, Zhu14, dRdC17]. Lattice
[Bul11]. Law [Che11, Chi16, Fel12, Gap11,
GNT18, Gus18, PL10, Prz15, Ruk10, Sen10a,
Yas10, Zhu11, Zhu14, ZS13b]. Laws
[BM16d, Gol13, Kor14, NN11, Syu14, Tyu10].

Leader [Rok19]. Leading [Che15].
Learning [Rok19]. Leftmost [Che15].
Lemma [FKZ14]. Lengths [Tim17, Yak10].
Letter [Fat15, Prz16]. Letters [Shu12].
Level [Afa10, Afa11b, Afa13, Afa17, MS13,
Sha16, Top10]. Levels [Lyu12]. Lévy
[CV10, Cor11, Gla16, ISF19b, Iva15, JGM16,
Kaj17, Khi14a, Kud19, Ma13, Mal18b,
MZ18, NN11, Vos17]. Lévy-Driven [MZ18].
Life [Bor12, Bor13, Bul18, Dor10, Kha12b,
Kha13b, Kha17a, Kha18b, KMS14, Kov14,
Man15, Mol12, Nik13, PS14, PS10a, PS10b,
She14a, Shi11, Shi15b, Shi15a, Shi18a, Su13,
Vat11b]. Life-Information [Shi18a]. Like
[Shi19a]. Likelihood [MS19]. Limit
[AB12, AB13, Afa14, Bak10, BS11, Bao15,
Bor18a, BS18, Bul17, Che15, DP13, EST11,
Gam15, GNT15, GM15, GM19, Gri10,
ISF15, ISF17a, ISF17b, ISF18, KS18, KY19,
Kon10, Kon11b, KP12, KP13, Kor14, Kor17,
Kuz11c, MS13, Mum11, Mum12, NS13,
Nez11, RA13, RMC14, Sav15, Sen11, Sen12,
Sen13, SS13, Sen15, Ser11, Sha16, Shk11b,
Shu11, Shu13, Tim18, Vat16, Vol11, Wu15,
Yak10, Yan12, Yan13, ZK18, ZN11].
Limiting [NN11]. Line [BOGP14, PMS19].
Linear [Bao15, BX16, BP15, DP13, Fel10,
Gol14, GL13, ISF19b, JSS16, KS15, LMM13,
Mam17, MF15, Pal18, Sta15]. Liouville
[Pla17]. Liptser [Shi19b]. Littlewood
[GEZ18]. Load [AB12, AB13]. Local [Bor10,
Bor17a, Bor18a, Deh13, Gam15, GNT18,
Khi14a, Khi14b, KV13, Nag15a, PR11,
Rag10, Roz19a, Sha15, ZKK12, ZKK13].
Locally [Fel18, MR15, Nov11, NN12]. Log
[LG11]. Log-Normal [LG11]. Logarithm
[PL10, Prz15]. Logarithmic [Iva15]. Long
[SF11, VD17]. Long-Tailed [SF11]. Loss
[BRU10]. Lower
[Kar13, Kar14, Rok10, Sak10]. LR [WF18].
Lyapunov
[KS11, Li15, Tyu11a, Tyu12, Tyu13].

M [Aib17]. M/G/1/ [Aib17]. Many
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[VD17, Zor15]. Mapping [Var19, Yak15].
Mappings [Tim19]. Marc [JS15]. Market
[RRV16, Rok12]. Markets
[BP16, CKT16, NR16]. Markov
[BC10, BM16d, Bul16, But14, CPC13,
GGW14, Gre10, Har16, Kas16, Kel10,
Khi14b, Lyu12, Mas12, Nov11, PS10c, RA13,
Sav19, Shu14, ZKKS17]. Markovian
[Dya12, SZK13]. Marshall [BNB18].
Martingale
[KL14, Kol12, PST17, PMS19, Rok10].
Martingales [NR16, Pin15, PR11, TE16].
Maruyama [Mag10]. Mass [Kol13].
Massive [HKP16, KPH14, Pit18].
Matching [AP18]. Matérn [Pus11].
Mathematical [HM12, HM13].
Mathematician [Yas15]. Mathematics
[KS16, KS17, Shi18a]. Matrices
[Bao15, BX16, BL12, GT10, GNT15, JSS16,
ORS14, Yas18]. Matrix
[Asg14, ORS14, Pal18, Shv15, Suk10].
Matrix-Variate [Shv15]. Max [Lyu10].
Max-Type [Lyu10]. Maxima
[Khi14b, Kuz11c, Shk11b, ZKK12, ZKK13].
Maximal [AGGR15, Leb10, Mak17, Mum11,
Mum12, Yon12]. Maximization
[Gus11, Iva15, Mor12, Vos17]. Maximum
[Afa14, Bor15, CLS15, Koz14, MS19, Mur11,
NN11, Roz10, Sav15, SW11, WN11].
Maxwell [Moh14]. McKean [But14].
Mean [GH11, Pin19a]. Means [GH14].
Measurability [Kol12]. Measurable
[Bak15]. Measure
[BO13, NBS13, Rok10, Yak19]. Measures
[Bak15, CJJ11, Fat14, Fel12, Kaj17, Kon10,
Kon11b, KPZ18, MS13, PST17, Rad10,
Rad15, Rad18, Sha12c, Su15]. Mechanics
[Shi18a]. Medium [Lag13b]. Members
[Yak10]. Memoriam
[Kha14b, Kha14c, Kha15]. Memory [Chi19,
Hol16, JS15, Shi19b, VZ16, Yas16, Ibr12].
Merging [Faz12, Faz13]. Meta [BNP12].
Meta-Times [BNP12]. Method
[Fat14, ISF14, KP19, KL14, MS19, Pit18].

Methods [Boy12, Kud19, Ali18a, Ali18c,
SPTS17, SP19]. Microscopic [LMM13].
Middle [Yak10]. Miller [AL17a]. Minimal
[Dar14, Gri10, Pin18, Roz18b, Zai19].
Minimax [BK13b, Shi17a]. Minimaxity
[Pol18]. Minimum [Leb19, RMC14].
Miscellanea [GvZ13, PF12]. Mises [Vol11].
Mixed [ADES19, CK19, She18a]. Mixing
[BK12, BK13a, KS18, KV13, Mag10, Sid10,
WH19]. Mixtures [Il’10, YB11]. Model
[AS16, BM16a, Iva15, Kas12, KL11, Lag13b,
Sak11, WH19, Zhu14, BBP18]. Modeling
[CPC13, Maz18]. Models [AR13, CV10,
GM15, HM12, HM13, IS12, RRV16, Rok12,
SU11, SCN12, SCN13, Vos17, Yar11].
Moderate [Bor19, CL10]. Moderately
[BM14b]. Modern [KS16, KS17].
Modigliani [AL17a]. Modulated [PS10c].
Moment [AP18, Aly17, BX16, GNT18,
KS11, KD18, LG11, Lyk18, Roz18b, She13,
She18b, SL13, WD16, WHV18].
Moment-Type [KS11, She13]. Moments
[KP19, KP12, KP13, Lyk18, Nag12, NKL14,
Pit18]. Monotone [PG14]. Monte
[Kud19, Moh14]. Morton [Rok10]. Moscow
[Shi18a]. Most [Nov11, NN12]. Motion
[AL19, GP17, GU16, Ma13, Mur11, NKL14,
Shi17a, Sin12, Spi12, Vak12, ZM13, ZS14].
Moving [DSW19, HM12, HM13, Sid10].
Multichannel [AT14, Bel12, Kry19].
Multicomponent [MR15].
Multidimensional [NR16, Rag10, Zor15].
Multiparameter [Ker16]. Multipath
[Asg14]. Multiple
[BB19, Bys15, FR13, Yak16, Yas11].
Multiplicative [Su15]. Multiscale [SS17].
Multiserver [Gri19]. Multitype
[Dya12, GIKP15, Vat11c, VD18b, VD18a].
Multivariate [Kas12, Leb13, Ruk10, Sak19,
Sen10b, Tyu11b, Yam12].

N [Kha10, Kha16b]. Naive [Rok19].
National [CDD15]. Natural [Kru10]. Near
[Pol18]. Near-Minimaxity [Pol18]. Nearly
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[GIKP15]. Necessary [Bah10, Zai15].
Negative
[Bor15, Sin12, VUC13, WN11, Yak11].
Negatively [Nez11, Wu15]. Neighborhood
[Bul16]. Networks [KME18]. News
[Bor12, Bor13, Bul18, Dor10, Kha12b,
Kha13b, Kha17a, Kha18b, KMS14, Man15,
Mol12, Nik13, PS14, PS10a, PS10b, She14a,
Shi11, Shi15b, Shi15a, Shi18a, Su13, Vat11b].
Nikolai [Kha15]. No [BRU10, Sav19].
No-Loss [BRU10]. NOD [WHV18]. Noise
[AB16b, BK12, BK13a, Hol18, KPP14].
Noncentral [EST11]. Noncoincidence
[PST17]. Noncollinearity [Pin18].
Nonhomogeneous [CPC13].
Nonidentically [Bor10]. Nonimprovable
[Sen13]. Nonlattice [Roz19a]. Nonlinear
[BKS18, But14, LB18, Rag10, RA13].
Nonnegative [Gus18, Roz14].
Nonorthogonal [Yas11]. Nonparametric
[Ale10, NBS13, WH19]. Nonrandomized
[FP10, Zai15]. Nonruin [BK16].
Nonstationary [Sta15]. Nonsymmetric
[Bor14]. Nonuniform
[NS13, Sen11, Sen15, Syu10b]. Norm
[NP16, Pus11, Roz19b]. Normal [Bor10,
LG11, NC12, PGU18, She13, She14b, Su15].
Normality [Sha15]. Normalization
[PG14]. Note
[HZ10, Mag10, PMS19, Prz15, Var15].
Nowak [KPZ18]. Number [BN12, Gri19,
IMV15, Moh14, SF11, Yak15, Zhu14].
Numbers [ACS17, Chi16, Gap11, Sen10a,
Yar11, Yas10, Zhu14].

O. [Chi19]. Obituaries [Kha15].
Observation [Kas12]. Observations
[ADES19, NN12, Vol11]. Offord [GEZ18].
Olkin [BNB18]. One [Ark15, BN19, BE14,
Fel12, Gam18, GP17, Hol19, ISF14, Irk11,
Kon11b, KS15, Kru14, Lin16, Lin18, NC12,
NN12, Sen12, Sta15, Zhu11].
One-Dimensional
[Ark15, BE14, Hol19, ISF14].

One-Parameter [KS15]. One-Sided
[NN12]. One-Step [Lin16, Lin18]. Only
[HTV12]. Operator [ISF19a]. Operators
[GS12, Hol17, ISF19b, Jaj10, Pla17].
Optimal [Ark15, AB16b, BBD11, Bah10,
BZ17, BRU10, BP16, BM16a, CM17, Dem14,
FR13, HY16, Pin19b, PS10c, RRV16, Sak11,
Sin12, ZS14]. Optimality
[Bah10, Shi17a, TPP12]. Option
[CV10, Vos17]. Optional [PN15]. Options
[NAKL17]. Order
[Ale10, Bol13, BV16, Bor15, GH14, KS15,
PG14, Rod19, Shi19a, Yak18, TPP12].
Ordered [Yak10]. Ordering [BNB18].
Origin [HTV12]. Ornstein
[Sza13, ADES19, BCS11, BD13, CK19, LS19,
Pal19, Sza12, Vak12, dRdC17]. Orthant
[Yak19]. Our [Shi17b]. Outer [Var19].
Overtake [HM12, HM13].

Pairwise [Wu15]. Parabolic
[AL19, Bel17, Gla16, Rai13, Sha12c].
Parameter
[ADES19, GM15, Kol12, KS15, Shu14, VP10].
Parameter-Measurability [Kol12].
Parameters [BP16, Bor18b, Sta15]. Partial
[BB19, Roz10, Yon12]. Partially [KMM15].
Particle [Che15, Kar17]. Particles [HM12,
HM13, Kon11a, Leb13, VL13, Yar11, Zhu14].
Partitions [Su15]. Pass [Kon10]. Passage
[Bor17b, DSW19, Kaj17]. Path
[Che15, Zan13]. Paths [BN12]. Pathwise
[Sau19]. Pattern [Ruk10]. Payoff [FR13].
Pecherskii [Kuz11a]. Penalization [NN11].
Penetration [Lag13b]. Performance
[YYZ13]. Periodic [PR19]. Periodically
[MR15]. Permutation [Yak18].
Permutations [Tim17, Yak10].
Persistence [AM19b]. Perspective
[CKT16]. Perspectives [VK16]. Perturbed
[AB16b, Koz17]. Phase [GM15]. Physical
[BK12, BK13a]. Pitman [NK13, NKL14].
Plachky [Com18]. Planar [Vak12]. Planck
[BKS18, Sha12b]. Point
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[Asg14, Dar12, Dar14, Pol18, SS17]. Points
[Pin18]. Pointwise [Jaj10]. Poisson
[Bak10, BBP18, BK13b, HZ11, She14b,
She18a, She18b, WN11]. Poisson-Binomial
[HZ11, She18b]. Pollak [Pol18]. Polling
[Vat11c]. Pòlya [Ruk10]. Polyharmonic
[Kel10]. Polynomial [Osm10, SF11].
Polynomials [GZ12, GZ13, Sen10b, Uly16].
Populations [LV19]. Porous [Lag13b].
Portfolios [BNB18, CM17]. Portmanteau
[GP10]. Positive [PMS19, Roz16, Roz18a].
Possible [PF12]. Posteriori [Kry16].
Potential [Bak15]. Power
[Iva15, Nag12, Roz16, Roz18b, Tim18].
Power-Series [Tim18]. Powerful
[Nov11, NN12]. Powers [PGU18].
Precision [Sen16]. Predictable [TE16].
Premium [Irk11]. Price [Kha13a, Rok12].
Prices [CV10]. Pricing [CKT16, NAKL17].
Prime [Tim17]. Principle
[Afa10, Afa11b, Bor14, Irk11, IS12, YYZ13].
Principles [BM12b, BM13a, BM13b,
BM14a, BM14b, BM16b, BM16c, Bor19].
Prior [Dar14]. Prize [Yas15]. Probabilistic
[Boy12, ISF14, ISF17b, ISF18, Nag15b,
Pla17, Rai13]. Probabilities
[AB16a, Aib17, AA18, AM19b, BK16, FP10,
FKZ14, KP19, Kry16, Mas12, MPR10, Rag10,
Roz10, Roz15, Roz16, Roz18b, Roz18a].
Probability
[BL12, Fel19, Gre10, Il’10, KPZ18, Lot15,
MM13, PST17, Pin19b, Rao18, Sha12b,
Shi18a, Sok14, SL13, VD18a, VD18b, Zai15,
Zha12, Zhd16, ZS13a, Zor15, Zor18].
Problem [Afa19, AP18, Ali13, Ark15,
BBD11, BZ17, Dar12, GEZ18, Gus11, ISF14,
JKV14, Lis19, LG11, Lyk18, Mor12, Pal18,
Pla17, Rai13, Sha12b, SL13, ZM13].
Problems [Asg14, Bah10, BCG13, ISF15,
ISF17b, ISF18, Iva15, KS16, KS17, Kaj17,
LB18, Shi17a, ZS13a, ZS14]. Procedure
[Pol18]. Procedures
[Kar13, Kar14, TPP12]. Process [Afa10,
Afa11b, ADES19, Ali13, AM19b, AGGR15,

BCS11, BN12, BK13b, CL10, CK19, FV10,
GD15, Har16, Kas16, Kel10, Khi10, Koz14,
LS19, Mal18b, Mas12, Pal19, Sta15, VW10,
VL13, Yas10, ZX19, ZK18, dRdC17].
Processes
[AKG16, Ark15, AM19b, BRKF11, BB19,
BD13, BM14b, BM16b, BM16c, Bor18a,
Bor19, BM16d, Bul15, BS18, Bys15, CO11,
Cor11, DP13, Dya12, EK19, EST11, Faz12,
Faz13, GGW14, Gla16, GU16, GIKP15,
HKP16, ISF17a, ISF19b, Kaj17, Khi14a,
KP19, Kor17, Koz10, KPH14, Kru10, Kru12,
Kru13, Kud19, LaG13a, Leb10, Leb13, LV19,
Mak17, Mam12, Mam13, MR15, Nag15b,
NP16, NN11, Noa10, Nov11, PP10, Pus11,
SV18, Sau19, Sav19, Shi19a, SK11, SP18,
Sza12, Sza13, Top10, Vak12, Vat11c, Vat15,
Vat16, VD18a, VD18b, Vos17, Zan13, Zhd16,
ZP18, vDZP10]. Product
[FV10, Vat11c, Zhd16]. Products [GS12].
Progeny [Koz10]. Prokhorov [GvZ13,
Hol16, Kha14c, Pro18, Vat11a, VK16].
Proof
[Kru12, Kru13, Kuz11a, Nag10, ZS13b].
Properties
[ACS17, BKNP15, But14, CV10, ISF17a,
Kor17, Leb13, Lin18, MPR10, Sha12c,
SCN12, SCN13, Spi12, Uly16, Yon12].
Property
[Cor11, CJJ11, Gam18, Mur11, TE16, Var15].
Proximity [NC12]. Pseudogolden [BO13].
Pseudoweak [GP10]. Pulse [KPP14].

Quadratic [BN19, BKNP15, Pus11, Wu15].
Qualitative [Sha12c]. Quantifying [Pin18].
Quantity [CS17]. Quantum
[Gre10, Hol18, Hol19, Kuz11b]. Quasi
[PMS19, Sen11, Syu10b].
Quasi-Nonuniform [Sen11, Syu10b].
Quasi-stationary [PMS19]. Quasilinear
[Bel17]. Quaternion [VC10]. Queue
[AB16a, AA18]. Queueing [AR13, AT14,
AT19, Bel12, Gri19, Koz14, Kry19, SZK13].
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R. [Shi19b]. Radial [dRdC17]. Radius
[Bul16, Tim18]. Ramachandran [Ibr13].
Random [Afa10, Afa13, Afa14, Afa17,
Afa19, AM19a, Aly17, Bak10, Bar13, BBE17,
BS14, BP15, BKNP15, BN12, Bor14, Bor10,
BM12a, BM12b, BM13a, BM13b, BM14a,
BM14b, Bor15, Bor17b, Bor17a, Bul11,
Bul16, Bur16, CO11, Che15, Che11, CL10,
Dar14, DP13, DP19, Dem14, Dor10, Dya12,
EZ13, Fel17, Gam15, Gol13, GZ12, GZ13,
GNT15, GM15, GM19, GP10, Gri19, HTV12,
ISF15, ISF19a, JSS16, KS18, Kha18a, KY19,
Kor14, KD18, Koz10, Koz14, Kru14, Kuz11c,
KT14, Lau11, Leb13, Leb19, LMM13, Lyk18,
Lyu10, Ma17, Mal18a, Mal17, Mam12,
Mam13, MS13, Moh14, Naz10, Nez11,
ORS14, PP17, Pin18, Pin19b, PR19, PS10c,
Rag10, Roz14, Roz15, Roz16, Roz18b,
Roz18a, Roz19b, Roz19a, RMC14]. Random
[Sav15, Sem19, Ser10, Ser11, Sha15, Sha16,
SF11, She13, She18b, Shk11b, SW11, Shu17,
Son16, Su15, Tim17, Tim19, Tyu10, Uly16,
VC10, VW10, Vat11c, VL13, VD18a, VD18b,
WD16, WH14, WHV18, WH19, Wu15,
Yak10, Yak15, Yak18, Yar11, Yar18, Yas11,
YB11, Yon12, Zhu11, ZKK12, ZKK13].
Randomization [Zai15]. Randomized
[Pol18]. Ranking [Kar14]. Rarefied
[Kor17]. Rate
[BK12, BK13a, Gap11, GT10, Kar17, KS11,
KP12, KP13, NS13, Sak11, SZK13, She18a,
She18b, Tyu11a, Yas10, vDZP10]. Rates
[PL10]. Ratio [BO13, Shu11, Shu13].
Reaching [Afa13, Afa17]. Readers
[Shi17b]. Real [BOGP14, SF11].
Rearrangements [CLS15]. Recurrence
[Rok12]. Recurrent [Shu17]. Recursive
[Gol14]. Reduced [LV19, Vat15, Vat16].
Reducibility [Irk11]. Refinement
[Bor17a, Kuz11c, Lin16, Tyu12, Tyu13].
Refinements [Sok14]. Reflected
[HO16, Shi19a]. Reflecting
[AKG16, ISF19b]. Regenerative
[AT14, AB16a, AT19, AA18, Kry19].

Region [KP19]. Regression
[KPP14, KS15, Lin18, LB18, Mum11,
Mum12, NBS13, WH19]. Regular [ORS14].
Regularity [Kol13, Mal18b, Sha12c].
Regularly [Yak19]. Related [CO11, KT14].
Relation [Kon11b]. Relations [Rok12].
Relationships [Ma13]. Relative [Kha18a].
Relaxed [KD18]. Remainder
[Tyu12, Tyu13]. Remarks [BK17]. Remote
[Bor17b]. Renewal [BM16b, BM16c, Bor18a,
Bor19, BS18, Kor17, Nag12, Nag15a, VT14].
Renko [Spi12]. Replacement [Tol17].
Replacements [ZK18]. Representation
[GP17, JGM16, Pla17, Rai13, TE16].
Representations
[ISF17b, ISF18, Kel10, Lyu10, PP10].
Rescaled [FV10]. Residuals
[KS15, Syu10b]. Respect
[Bys15, GP10, Kol12, YYZ13]. Result
[RMC14]. Results [BNB18]. Reviews
[Kho13]. Revisited [KPZ18, NK13].
Riemann [Boy12, Pla17]. Rigidity
[GNT18]. Risk
[Kon10, Kon11b, Zai19, ZX19]. Roberts
[Pol18, TPP12]. Robust
[Bol19, Gus11, Mor12]. Robustness [Bol13].
Rogozin [Kuz11a]. Root [Bol19]. Roots
[GZ12, GZ13]. Rosenblatt [AM19b].
Rosenthal [Pin15]. Rosenthal-Type
[Pin15]. Rotations [Mal17]. Rowwise
[Wu15, Yon12]. Ruin [KL11, Lot15]. Rule
[GL13]. Russian [CDD15, SU11, Yas15].

Sample [Bao15, GT10, Kar13, Kar14,
ORS14, Rad10, Yas18, Zai15, Zan13].
Samples [BN19, Tol17]. Sampling
[Moh14, PN15]. Satisfying [PST17].
Scaling [Che15, Cor11]. Scheme
[BBD11, Bor10, MZ18]. Schoenberg
[Ma13]. Science [CDD15]. Scientific
[Bor12, Bor13, Bul18, Dor10, Kha12b,
Kha13b, Kha17a, Kha18b, KMS14, Man15,
Mol12, Nik13, PS14, PS10a, PS10b, She14a,
Shi11, Shi15b, Shi15a, Shi18a, Su13, Vat11b].
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SDE [KV13]. SDEs [HO16]. Second
[Bor15, GH14, KP12, KP13]. Segment
[ZS14]. Selection [GL13, Kar13]. Self
[Ali13, AS16, EST11]. Self-Exciting [Ali13].
Self-Similar [AS16, EST11].
Selfdecomposable [CJJ11]. Semenovich
[Kha14a]. Semi [Har16, Kas16].
Semi-Markov [Har16, Kas16]. Semicircle
[GNT18]. Semimartingale
[Khi14a, Shi19a]. Semimartingales [Khi10].
Seminar [Hol16, Shi18a]. Semistable
[Faz12, Faz13]. Semistationary [Sau19].
Sense [Fel12]. Sequence
[Dar12, Dar14, Khi14b]. Sequences
[AL17b, BS11, Gap11, Gol14, Gri10, Nez11,
PS10c, Sid10, Tyu10, ZKK12, ZKK13, ZN11].
Sequential [BP16, Kar13, Kar14, Lis19,
LS19, Nov11, NN12, YMW15]. Series
[Maz18, Nag10, Rad18, Roz13, Roz14,
Tim18, Yak16, Yas18]. Server
[Aib17, AA18]. Servers [Gri19]. Service
[Gri19]. Set [Kas16, Naz10, Ser11, Tim19].
Sets [GP10, Sha16]. Sevast’yanov
[VZ16, Kha14b]. Sh [Shi19b]. Shannon
[Kha16a]. Shape [HKP16, KPH14]. Sharp
[BCS11, BC10]. Shepp [Shk11a]. Shiryaev
[JKV14, Kha10, Kha16b, Pol18, PMS19,
TPP12]. Short [Bor19, HZ10]. Siblings
[DP18a]. Sided [NN12]. Sieve [IMV15].
Sign [Bol13, Bol19]. Signal [AB16b]. Signs
[CLS15]. Similar [AS16, EST11].
Similarity [BNHS17]. Simple
[DP13, Kru12, Kru13, NN12, Sav19].
Simplest [BN12, Bor14]. Simultaneous
[Gri19]. Single [AA18, Moh14].
Single-Server [AA18]. Singular [MPR10].
Singularities [Asg14]. Size
[Kar13, Kar14, Zai15]. Sizes [Tim19]. Skew
[Sak19]. Skitovich [Ibr13]. Skorokhod
[Ibr12, FV10, JKV14, LR10]. Slightly
[GH14]. Slowly [Lin16]. Small
[AL17b, Bur16, LV19, NP16, NP13, Pus11,
Roz10, Roz14, Roz16, Roz18b, Roz18a,
Roz19b, VP10, ZG17]. Smooth

[BS14, Pin15, Roz14]. Sobolev
[Kol13, Li15]. Solenoids [Fel10]. Solution
[BM16a, BK12, BK13a, Pal18, Pla17, Rai13,
Sha12b]. Solutions [BK16, DP18b, ISF15,
ISF17b, ISF18, LG11, Sha12c, Sha12a].
Solvability [BKS18]. Solving [ISF14].
Some [BK17, Bor14, Fel18, Gap11, Lag13b,
NSB10, NP13, Noa10, Roz19b, Spi12, Wu15,
Yan12, Yan13]. Sources [KY19, PR19].
Space [Fat14, FV10, Mal17, Mam12,
Mam13, Mam17, PST17, Rad15]. Spaces
[AS16, Bak15, CO13, Jaj10, Pin15, Rad10,
ZS13a]. Spectra [GT10]. Spectral
[Ale10, Bak15, BX16, Yar18]. Spectrum
[Yas18]. Spent [Lyu12]. Spheres [CO13].
Spine [Mal18a]. Spitzer [Nag10, Roz13].
Square [NBS13]. Squared [dRdC17].
Squares [Zan13]. Stability
[AT19, BP15, BCG13, Koz17]. Stable
[Cor11, DSW19, EK19, Mal18a, Maz12,
Pal18, Shi19a, Syu14, TE16, WD16].
Stable-Like [Shi19a]. Stackelberg [Rok19].
State [AA18, Lyu12, Shi18a]. States
[Kas16]. Stationary [AL17b, BS11, BKS18,
Gap11, Gol13, Gri10, Hol18, KS18, Leb10,
LS19, MR15, Noa10, Zan13, Zhd16, PMS19].
Statistic [Shi17a, WF18]. Statistical
[ACS17, CK19, Kry19, Sav17, SU11, Tyu11b].
Statistics [Bao15, BX16, BP15, BL12,
BV16, Fel10, JSS16, KMM15, KS15, MF15,
PG14, PP17, Rod19, Shk11a, Vol11, Yan12,
Yan13, BBP18]. Steady [AA18].
Steinebach [Com18]. Step [Lin16, Lin18].
Stieltjes [GNT18]. Stitched [BM16d].
Stochastic
[Ali18a, Ali18c, AKG16, BOGP14, Bel17,
BP16, BE14, But14, Bys15, DP18b, Dar12,
Dor10, EST11, GS19, Gol14, HY16, Kar17,
Kha18a, KL14, Kol12, Kru12, Kru13, LR10,
Lyu10, Mam12, Mam13, Mam17, MZ18,
Pal18, PP10, Rad10, Rad15, Rad18, Rok19,
Sha12a, SU11, SPTS17, SP19].
Stochastically [Kor17]. Stone [Bor17a].
Stopping [Ark15, BBD11, BZ17, BRU10,
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FR13, PS10c, Sin12, ZS14]. Strategies
[Ark15, CS17, IS12, KPZ18, Spi12]. Strictly
[Koz10]. Strip [BN12]. Strong
[CPC13, Chi16, Gap11, Kol12, Maz18,
Sha12a, Shu11, Shu13, Yas11]. Strongly
[FP10]. Structure
[Kas16, Khi14b, She13, Vat15, Vat16, WH14].
Student [Sav15]. Studies [VK16]. Sub
[AS16]. Sub- [AS16]. Subcritical [Koz10].
Subexponential [AA18].
Subexponentiality [Nag11].
Subexponentially [Pal18]. Subgraphs
[Bur16]. Submartingale [Gus18].
Submartingales [PN15]. Subordination
[BNP12]. Success [Zai15]. Sudden [VW10].
Sufficient [Bah10, Irk11, KMM15, Nag11].
Sum [BB19, Che11, FR13, Fel17, Lyk18,
Roz16, Roz18b, Roz18a]. Sum-Payoff
[FR13]. Summands [BCG13, CLS15].
Summation [GM15]. Sums
[AL17b, Bar13, Bor10, BM12a, Bor17a,
EZ13, ISF15, ISF19a, Kha18a, Kor14, KD18,
KS15, Kru14, Kuz11c, Pin19b, Roz10, Roz15,
Roz19a, She13, She18b, Yas11, Yon12]. Sup
[SP18]. Sup-Functionals [SP18].
Supercritical [KY19, Leb13, Yar18].
Superdiffusion [AS16]. Superlarge
[Roz15]. Support [GM19]. Supports
[Fel12]. Suprema [Sak15]. Sure
[Var19, ZN11]. Surfaces [MS13]. Survey
[Kov14]. Survival [VD18a, VD18b].
Survive [VD17]. Switching [HY16, Sav19].
Symmetric [EK19, GGW14, SF11, She13].
Symmetrized [Gam18]. Symposium
[SU11]. Synchronization [Kar17]. System
[Aib17, Bel12, Gri19, Kon11a, Kry19, Rai13].
Systems [AB12, AB13, AR13, AT14, AT19,
Bah10, Bel17, Dor10, HY16, Kar17, Kuz11b,
LMM13, SZK13, Vat11c].

Tail [AA18, Leb10, Pin19b, SCN12, SCN13,
VT14]. Tailed [Nov14, SF11, GZ12, GZ13].
Tails [BC10, BD13, Bys15, Maz18, Rod18,
Rod19, Roz15]. Talks [Ali18a, Ali18c, SP19].

Tanaka [EK19]. Tau [Leb19]. Tauberian
[Yak16]. Technology [CDD15]. Telegraph
[DP18b]. Tempered [BRKF11]. Tensor
[Sak10, Sak11]. Terminal [Gus18]. Test
[BN19, Bol19, Rod18, Zai15]. Testing
[Bol13, Lis19, LS19, Sak19, Zai15, ZM13].
Tests [Bol13, NSB10, Nov11, NN12, SP18].
Their
[AR13, BNB18, CM17, DP18b, HM12, HM13,
Kor17, NN11, NR16, VK16, WHV18, Yam12].
Them [Khi14b]. Theorem
[AL17a, Afa14, AKG16, Bao15, Bor17a,
Bul17, CKT16, EST11, Fel18, Fel19, Gam15,
GP10, Ibr13, KS18, Ker16, KY19, KS12,
KS11, KPZ18, Kuz11c, Mag10, Nag12, PN15,
Rok10, Sav15, Sen15, Sha16, Tyu11a, Tyu12,
Tyu13, Var19, VT14, Yak10, Yak16, Yak19,
ZK18, BS11, Com18, KP12, KP13, MS19,
MS13, NS13, Sen11, Sen12, Sen13, SS13].
Theorems [AB12, AB13, Bor10, Bor18a,
BS18, DP13, DP19, GNT15, GM15, GM19,
Gri10, ISF15, ISF17a, ISF17b, ISF18, Jaj10,
KH14, KH15, Nag15a, Nez11, RA13, Shk11b,
Shu11, Shu13, Shu14, Tim18, Vat16, Vol11,
Wu15, Yan12, Yan13, ZN11]. Theory
[Boy12, Cor11, Kry16, MM13, Tyu11b].
Third [BV16, TPP12]. Third-order
[TPP12]. Three [Mal17].
Three-Dimensional [Mal17]. Threshold
[Ark15]. Tilted [Pin19a]. Time
[Afa13, Afa17, AL19, Bor17b, DP13, Deh13,
Gre10, Gri19, Lyu12, Maz18, Nov11, Pal19,
Pol18, PR11, RA13, Rok12, Son16, Top10,
VD17, Yas18, ZKKS17, ZP18].
Time-Varying [Pal19]. Times
[BNP12, DSW19, GvZ13, Vak12]. Timing
[CS17]. Toeplitz [GS12]. Topological
[AS16]. Total [Sav17]. Trace [GS12].
Trading [Spi12]. Traffic
[AR13, Kry19, SW11]. Trajectories
[BM12a, BM12b, BM13a, BM13b, BM14a,
BM14b, BM16b, BM16c, Bor19, HKP16,
KPH14]. Trajectory [Kas16]. Transfer
[Ker16]. Transform [GNT18].
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Transformations [Bor14, Naz10].
Transforms [Zha12]. Transient [Afa17].
Transition [FP10, Hol17, MPR10].
Transitions [GM15]. Transport [Kol13].
Transportation [Kol13]. Triangular
[Bor10]. Tributes [Ali18b]. Trimmed
[GH11, GH14]. True [KL14, PR11].
Truncated [GS12, Pin19a].
Truncated-Tilted [Pin19a]. Truncation
[ZKKS17]. Truncations [SZK13].
Turbulence [BNHS17]. Two
[Afa19, BNB18, BKNP15, Bul11, GNT15,
GM15, Kol12, LS19, Lyk18, Sem19, Shu14,
Sta15, VL13, Zhd16]. Two-Boundary
[Afa19]. Two-Colorings [Sem19].
Two-Dimensional [Bul11, Sta15].
Two-Parameter [Kol12]. Type
[BCG13, BM12a, BD13, CL10, DP19,
KPP14, KS11, Lyu10, NSB10, NAKL17,
PL10, Pin15, Rod18, She13, WN11, GGW14].
Types [VL13].

Uhlenbeck [ADES19, BCS11, BD13, CK19,
LS19, Pal19, Sza12, Sza13, Vak12, dRdC17].
Unbounded [MM13]. Unboundedness
[Kru12, Kru13]. Uncertain [Dar12].
Unified [LR10, SW11, YYZ13]. Uniform
[Gol13, HZ11, Shu11, Shu13, Tyu10].
Uniformly [Zai19]. Uninformed [Rok19].
Uniqueness [Sha12a, Sha12b, Kra16]. Unit
[Bol19]. Units [Kas12]. Universal [ZS13b].
University [Shi18a]. Unknown [BP16].
Unreliable [Aib17]. Until [Lyu12]. Upper
[Kha13a, KS10, Leb19, Pal19, Pin19b].
Using [LR10, Moh14, Rod19]. Utilities
[CM17]. Utility
[Gus11, Iva15, Mor12, Vos17].

V [Bin14, Chi19, Hol16, Kha14c, PSM14,
Vat11a, VK16]. V. [Kha13c]. Vakhania
[Kha15]. Validity [Per12]. Value [Gus11,
ISF14, ISF15, ISF17b, ISF18, Mor12, Rai13].
Values [Gus18, VP10]. Variable
[Aly17, Lyk18, Shi19a, ZG17]. Variables

[Bar13, BP15, BKNP15, Bor10, Che11,
Dem14, EZ13, Fel17, GM15, ISF15, ISF19a,
Kha18a, Kru14, Lau11, Leb19, Lyk18, Nez11,
Pin19b, PGU18, Roz14, Roz15, Roz16,
Roz18b, Roz18a, Sav15, She13, VC10,
WHV18, WH19, Wu15, Yas11, Yon12, Zor15,
ZKK12, ZKK13]. Variance
[Bor15, KL11, NK13]. Variate [Shv15].
Variation [EST11, Sav17]. Variations
[KS12]. Varying [KY19, Pal19, Yak19].
Vasilyevich [GvZ13]. Vatutin [Kha13c].
Vector [AM19a, KP19, Ma17, Shv15].
Vectors
[BKNP15, BM12a, Bor17a, Gam15, Roz19a].
Velocities [GS19]. Vershikian [Lau11].
Version [Ker16]. Versions [WN11]. Very
[Zor15]. via [NAKL17, Vak12]. Viscosity
[BK16]. Visits [PP17]. Viskov [Chi19].
Vladimirovich [Ibr12, Kov14]. Vlasov
[But14]. Volatility [BP16, ZG17]. Volume
[HZ10]. vs [NN12].

Walk
[Afa13, Afa14, Afa17, Afa19, BM12b, BM13a,
BM13b, BM14a, Bor15, Bor17b, Bul11,
Che15, HTV12, Koz14, Lyu10, Mal18a,
PP17, Rag10, Shk11b, WD16, WH14, Yar18].
Walks [BN12, Bor14, BM12a, BM14b,
CO11, DSW19, KY19, PR19, SW11, Shu17,
Yar11, YB11]. Wang [Irk11]. Warming
[PF12]. Watson
[Afa11b, Dya12, GIKP15, Nag15b, Top10].
Wavelet [RMC14]. Weak
[AKG16, CPC13, FV10, Gri10, HS16, IMV15,
JGM16, MZ18, Var15, Var19, Yas10, Zhu11].
Weakened [PST17]. Weakly
[FKZ14, Sha15, Maz12]. Weibull [Rod18].
Weibull-Type [Rod18]. Weighted
[EZ13, Lin18, Pus11, Roz16, Roz18b, Roz18a,
Sak15, SP18]. Weights [Roz14, Yak18].
Which [Syu14]. White [BK12, BK13a].
Wiener
[Sza12, BN12, Kud19, Kuz11a, Sza13].
Wigner [BX16]. Willinger [Rok10].
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Wilson [BM16d]. Winding [Vak12]. Wins
[Yas15]. Withdrawal [ZG17]. within
[WH14]. without [HM12, HM13, Tol17].
Wolfowitz [NP16]. Work [Bin14]. Works
[Kov14]. Worldwide [Bin14].

Yor [JS15]. Yu.
[Hol16, Kha14c, Vat11a, VK16]. Yuri
[GvZ13, Pro18]. Yushkevich [Mol12].

Zero [Fel12, Kuz11c, Roz16, Roz18b, Roz18a,
SK11, Zhu11]. Zero-One [Fel12, Zhu11]. Ze-
ros [SF11]. Zeta [Boy12]. Zeta-Function
[Boy12].
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els. Theory of Probability and
its Applications, 54(4):588–608,
???? 2010. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Darkhovsky:2012:UCP

[Dar12] B. S. Darkhovsky. Uncertain
change-point problem for stochas-
tic sequence. Theory of Probability
and its Applications, 56(1):44–56,
???? 2012. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http://
epubs.siam.org/tvp/resource/
1/tprbau/v56/i1/p44_s1.

Darkhovsky:2014:CPD

[Dar14] B. S. Darkhovsky. Change-
point detection in random se-
quence under minimal prior in-
formation. Theory of Probabil-
ity and its Applications, 58(3):
488–493, ???? 2014. CO-

DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Dehay:2013:LTC

[Deh13] D. Dehay. Local time and
convergence of empirical estima-
tors. Theory of Probability and
its Applications, 57(2):196–208,
???? 2013. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Demichev:2014:OEC

[Dem14] V. P. Demichev. An optimal es-
timate for the covariance of indi-
cator functions of associated ran-
dom variables. Theory of Prob-
ability and its Applications, 58
(4):675–683, ???? 2014. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Dinev:2013:ABE

[DM13] T. Dinev and L. Mattner. The
asymptotic Berry–Esseen constant
for intervals. Theory of Prob-
ability and its Applications, 57
(2):323–325, ???? 2013. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Dorogovtsev:2010:NSL

[Dor10] A. A. Dorogovtsev. News of scien-
tific life: International conference
“Stochastic Analysis and Random
Dynamical Systems”. Theory of
Probability and its Applications,
54(4):733, ???? 2010. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).



REFERENCES 32

Davydov:2013:SAL

[DP13] Yu. Davydov and V. Paulauskas.
A simple approach in limit the-
orems for linear random pro-
cesses and fields with continu-
ous time. Theory of Probabil-
ity and its Applications, 57(4):
589–606, ???? 2013. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Doumas:2018:SCC

[DP18a] A. V. Doumas and V. G. Pa-
panicolaou. The siblings of the
coupon collector. Theory of Prob-
ability and its Applications, 62
(3):444–470, ???? 2018. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

DOvidio:2018:FDT

[DP18b] M. D’Ovidio and F. Polito. Frac-
tional Diffusion–Telegraph equa-
tions and their associated stochas-
tic solutions. Theory of Prob-
ability and its Applications, 62
(4):552–574, ???? 2018. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Davydov:2019:LTT

[DP19] Yu. Davydov and V. Paulauskas.
Lamperti-type theorems for ran-
dom fields. Theory of Prob-
ability and its Applications, 63
(3):426–446, ???? 2019. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

deChaumaray:2017:LDS

[dRdC17] M. du Roy de Chaumaray. Large
deviations for the squared radial

Ornstein–Uhlenbeck process. The-
ory of Probability and its Applica-
tions, 61(3):408–441, ???? 2017.
CODEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Denisov:2019:FPT

[DSW19] D. Denisov, A. Sakhanenko,
and V. Wachtel. First-passage
times over moving boundaries for
asymptotically stable walks. The-
ory of Probability and its Applica-
tions, 63(4):613–633, ???? 2019.
CODEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Dyakonova:2012:MGW

[Dya12] E. E. Dyakonova. Multitype
Galton–Watson branching pro-
cesses in Markovian random en-
vironment. Theory of Proba-
bility and its Applications, 56
(3):508–517, ???? 2012. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Embrechts:2018:HG

[EK18] P. Embrechts and M. Kirchner.
Hawkes graphs. Theory of Prob-
ability and its Applications, 62
(1):132–156, ???? 2018. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Engelbert:2019:TFS

[EK19] H.-J. Engelbert and V. P.
Kurenok. The Tanaka formula for
symmetric stable processes with
index α, 0 < α < 2. Theory of
Probability and its Applications,



REFERENCES 33

64(2):264–289, ???? 2019. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Es-Sebaiy:2011:NLT

[EST11] K. Es-Sebaiy and C. A. Tu-
dor. Noncentral limit theo-
rem for the cubic variation of a
class of self-similar stochastic pro-
cesses. Theory of Probability and
its Applications, 55(3):411–431,
???? 2011. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http://
epubs.siam.org/tvp/resource/
1/tprbau/v55/i3/p411_s1.

Eliseeva:2013:ECF

[EZ13] Yu. S. Eliseeva and A. Yu. Zaitsev.
Estimates of the concentration
functions of weighted sums of inde-
pendent random variables. Theory
of Probability and its Applications,
57(4):670–678, ???? 2013. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Fatalov:2014:LMG

[Fat14] V. R. Fatalov. On the Laplace
method for Gaussian measures in
a Banach space. Theory of Prob-
ability and its Applications, 58
(2):216–241, ???? 2014. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Fatalov:2015:LE

[Fat15] V. R. Fatalov. Letter to the Ed-
itors. Theory of Probability and
its Applications, 59(2):357–358,
???? 2015. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Fazekas:2012:MSP

[Faz12] I. Fazekas. Merging to semistable
processes. Theory of Probabil-
ity and its Applications, 56(4):
621–633, ???? 2012. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Fazekas:2013:MSP

[Faz13] I. Fazekas. Merging to semistable
processes. Theory of Probabil-
ity and its Applications, 56(4):
621–633, ???? 2013. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Feldman:2010:ILS

[Fel10] G. M. Feldman. Independent lin-
ear statistics on a-adic solenoids.
Theory of Probability and its Ap-
plications, 54(3):375–388, ????
2010. CODEN TPRBAU. ISSN
0040-585X (print), 1095-7219
(electronic). URL http://
epubs.siam.org/tvp/resource/
1/tprbau/v54/i3/p375_s1.

Feldman:2012:GMS

[Fel12] G. M. Feldman. Gaussian mea-
sures in the sense of Bernstein:
Factorization, supports, zero-one
law. Theory of Probability and
its Applications, 56(3):359–375,
???? 2012. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Feldman:2017:IRV

[Fel17] G. M. Feldman. Independent ran-
dom variables in Abelian groups
with independent sum and differ-
ence. Theory of Probability and



REFERENCES 34

its Applications, 61(2):335–345,
???? 2017. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Feldman:2018:HCT

[Fel18] G. M. Feldman. Heyde’s charac-
terization theorem for some locally
compact Abelian groups. Theory
of Probability and its Applications,
62(3):399–412, ???? 2018. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Feldman:2019:CTP

[Fel19] G. M. Feldman. On a charac-
terization theorem for probability
distributions on discrete Abelian
groups. Theory of Probability and
its Applications, 63(4):594–612,
???? 2019. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Feinberg:2014:FLW

[FKZ14] E. A. Feinberg, P. O. Kasyanov,
and N. V. Zadoianchuk. Fa-
tou’s lemma for weakly converg-
ing probabilities. Theory of Prob-
ability and its Applications, 58
(4):683–689, ???? 2014. CO-
DEN TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Feinberg:2010:SEN

[FP10] E. A. Feinberg and A. B. Pi-
unovskiy. On strongly equivalent
nonrandomized transition proba-
bilities. Theory of Probability and
its Applications, 54(2):300–307,
???? 2010. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http://

epubs.siam.org/tvp/resource/
1/tprbau/v54/i2/p300_s1.

Faller:2013:OMS

[FR13] A. Faller and L. Rüschendorf.
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ory of Probability and its Applica-
tions, 59(4):684–693, ???? 2015.
CODEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Jajte:2010:OSD

[Jaj10] R. Jajte. Operators on Lp-
spaces determined by filtra-
tions and pointwise ergodic theo-
rems. Theory of Probability and
its Applications, 54(3):389–402,
???? 2010. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http://
epubs.siam.org/tvp/resource/
1/tprbau/v54/i3/p389_s1.

Jasiulis-Goldyn:2016:WLK

[JGM16] B. H. Jasiulis-Goldyn and J. K.
Misiewicz. Weak Lévy–Khintchine
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